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A COMPUTATION OF GREEN FUNCTIONS FOR
THE WEIGHTED BIHARMONIC OPERATORS
Alz|"2*A, WITH a > —1

PER JAN HAKAN HEDENMALM

0. Introduction. Let Q be a simply connected bounded domain in the complex
plane C, with smooth boundary 0Q. The Green function for the Laplace operator
A is the solution I'(z,{;Q), with parameter values z, {€Q, to the Poisson
equation

AT(-, Q) =4, onQ,
'z, (;Q) =0, ze€ 0Q,

where J; denotes the unit point mass at the interior point { € Q; it is well known
and easily checked that this function is symmetric in its arguments: I'(z, {; Q) =
I'({, z; Q). A fundamental fact in the potential theory of the region Q is the fact
that the Green function has constant sign: I'(z, {; Q) < 0 on Q? = Q x Q. This
has the physical interpretation that a membrane always follows the direction of
the force, no matter where it is applied. In his 1908 memorial [9, pages 541-543],
[10, pages 1298-1299], Jacques Hadamard mentions a conjecture, which he as-
cribes to Tommaso Boggio [4], stating that the Green function U(z, {; Q) for the
squared operator A2, which solves

AU(-, (Q) =6 onQ,
Uz, (;Q) =0, z€0Q,
V.U(z,(;Q) =0, ze 0Q,

where V, denotes the gradient taken with respect to the z variable, should also
have constant sign, in this case positive, throughout Q2. Hadamard also adds the
comment that he considers this very likely for convex regions Q. That it is so if Q
is the unit disk ID was well known before Hadamard wrote his paper, although I
do not really know who first noticed this fact. Still, I should like to point out the
1901 papers [4], [19] by Boggio and John Henry Michell as possible sources. It
deserves to be mentioned that there is an 1862 book on elasticity theory by Alfred
Clebsch, and papers very close to those of Boggio and Michell by Emilio Almansi
(1896) and Giuseppe Lauricella (1896). The solution for the disk has the explicit
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form
Ui, ;;D) = |z = (PTG D) + (1 — 221 - L), (z{)eD?,

where

2

2= @pe,

I'(z, {; D) = log "

and in Section 2, we verify, for the sake of completeness, the positivity of the
function U(z, {; D). In an appendix to the 1908 paper, Hadamard computes the
Green function for the Pascal limagon D, [10, page 637], which is the image of
the unit disk ID under the conformal mapping

0u(2) = z + az?,

for parameter values |a| < 1/2, and claimed that it is positive for such a [10, page
1299]. The formula he obtains is, in the coordinates of the disk,

2

q)a(z) - (pa(C) U(Z C ]D)

U((pa(z), (pa(C)9 Da) = z — C

Jorf* 2)2 2y2 2
_T-—2loc—|7(1—|z|)(l—m)’ (z,{) e D*.
Hadamard refers to an earlier paper by Almansi [1], where this formula, or at
least the solution to the related Dirichlet problem, was originally obtained.

Replacing the operator A by its square A? has the physical interpretation that
we replace the membrane by an (infinitesimally) thin elastic plate, spread over
Q, and clamped at 0Q (see [S, pages 250-252], [2, pages 232-239]), and the
issue that Boggio and Hadamard were concerned with is whether the deflection,
resulting from a downward point load at an arbitrary point in Q, is always
directed downward with the load. This Boggio-Hadamard conjecture, as I have
decided to call it, was later disproved by Richard Duffin [6] for an infinite strip,
by Charles Loewner [18] and Gabor Szego [21] for certain nonconvex regions,
and by Paul Garabedian [8] for a sufficiently eccentric ellipse. Garabedian’s
example is interesting, and deserves some attention. He takes the ellipse

x*ja®> + y* < 1,
with a > 1, and places a point load near the boundary point (x, y) = (@, 0). His

computations then show, more or less, that there exist two absolute constants a,
and a,, with 1 < a, < 2 < a,, such that, for a,, 1 < a < a,, the deflection of the
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plate near the boundary point (x, y) = (—a, 0) is in the same direction as the
point load, but for parameter values a4 < a < a, it goes the other way. Torbjorn
Lundh has assisted me with the computation of a, and a,; they have the approxi-
mate values g, ~ 1.5933 and a, = 2.4716. Garabedian also calculates the deflec-
tion near the boundary point (0, 1), keeping the same point load as before, and
shows that a switch of direction occurs, but for a higher critical value of the
parameter a. I believe the situation first described is the critical one for the ellipse,
and that in fact, the Boggio-Hardamard conjecture does hold for ellipses of the
above type, provided that 1 < a < a,. It should be mentioned that there is a
much earlier paper by Boggio [3] dealing with the Dirichlet problem for A% on
ellipses.

In later work associated with the Boggio-Hadamard conjecture, the focus seems
to have been on finding counterexamples, which is exemplified by the more recent
papers by Mitsuru Nakai and Leo Sario [20], and by Vladimir Kozlov, Viadimir
Kondrat’ev, and Vladimir Maz’ya [17]. In [11], however, Walter Hayman and
Boris Korenblum show that the Green function for (—A)™ on the unit ball of R”,
with Dirichlet data, is always positive.

In this paper we shall compute explicitly the Green functions for the singularly
weighted biharmonic operators A|z|"2"A on the unit disk ID; this corresponds
to obtaining the Green function for A? on the Riemann surface which is the
image of D under the mapping z+ z"*!. We shall in fact study the Green func-
tion U,(z, {) for the weighted biharmonic operators A|z|"2*A on the unit disk
D, for parameter values o > —1, and consider integers « = n a special case. In
Section 3, we discuss the domain of definition of the partial differential operator
A|z|”2*A, and the uniqueness of the associated Dirichlet problem. In Section 4,
we carry out the explicit computation of the functions U,(z, {) for n =0, 1, 2,
3, ..., and obtain an integral representation for the more general U,(z, {). The
formulas obtained may be useful for calculating other Green functions, such as
those associated with the operators A(1 — |z|?)™*A. In Section 5, it is demon-
strated that the functions U,(z, {) may be expressed in terms of a certain function
E_(z, {). The function E_(z, {) is shown to be positive, which, by the nature of the
relationship between U,(z, {) and E_(z, {) immediately leads to the positivity of
Us(z, ).

As before, let Q be a simply connected bounded domain in the complex plane,
but this time it should be star-shaped and have real analytic boundary. In Section
6, an ingenious idea due to Hadamard [9], [10] is exploited to show that a
clamped plate the shape of Q bends (everywhere) in the direction of a point load,
no matter where applied, once this is true at application points “infinitesimally”
close to the boundary 0Q. The argument is sufficiently flexible to apply to weighted
problems as well, and thus leads to a different proof of the positivity of U,(z, {). It
is possible to geheralize the method to higher dimensions and higher-order ellip-
tic partial differential operators. This then yields a simpler proof of the positivity
of the Green function for the operator (— A)™ on the unit ball of R” than the one
produced by Hayman and Korenblum [11].
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The positivity of U,(z, {) is applied in Section 7 to produce new factoring theo-
rems for the Bergman L” spaces on the disk (see [7], [12], [13], [141, [15] for
related developments).

Thanks are due to Vladimir Maz’ya for historical and mathematical comments,
and to the referee for careful reading of this manuscript.

1. Some words on notation. If we write z = x + iy, with x, y real, and
i2 = —1, we define the partial differential operators

0, = %(6/6x — i0/dy),
- 1 '
0, = 5(6/6x + i0/dy),

0.0, = 5(0%/0x* + 0%/0y?);

I

-

we shall frequently omit the subscript z if in the context there can be no mis-
understanding regarding what variable we are differentiating with respect to. The
definition of the Laplace operator A is somewhat nonstandard; it usually is
defined to be 4 times bigger than here. The advantage with our notation is that if
f is a holomorphic function, we get the beautiful identity A|f|*> = |f’|>. Another
nonstandard feature in this paper is that given a domain Q in the complex plane
C, we consider locally integrable (dm,) functions u on Q as distributions via the
duality relation

{p,u) = L u(2)¢(z)dmy(2)/n, ¢ € C7Q),

where dm, denotes the usual planar area measure. This, together with the unusual
definition of the Laplacian, makes our Green functions for A and A? bigger than
usual, by the factors 4% and 167, respectively. We frequently write dS for dm, /.

In this paper, we shall use the symbols Re and Im to indicate the operations of
taking real and imaginary parts of a complex number.

2. The Green functions I'(z, {) and U(z, {) for the operators A and A% 1t is
well known that the Green function for the Laplacian A on the unit disk D is
given by the formula

2

2=LF @ peDe

I'(z, {) = log N

It is also known, albeit not so well, that the Green function for the bi-Laplacian
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A? on the unit disk ID has the form
Uz =1z=(TE O+ —1z2)A = 1P), (2 eD?.

As indicated above, we frequently suppress the ID’s in the expressions I'(z, {; D)
and U(z, {; D) when it is clear that we are dealing with the unit disk. One can
show that U(z, {) > 0 for all (z, {) € D In fact, by the elementary inequality

logx >1—1/x, 0<x<1,
we have

(1 =1z = 1¢)
lz - (P ’

from which the assertion U(z, {) > 0 immediately follows for (z, {) € D2

'z 0> - (zeD?z#(,

3. Domain of definition for A|z|~2*A; uniqueness of the Dirichlet problem. We
have to clarify upon which classes of functions the singularly weighted partial
differential operator A|z|”2?A is well defined, and in what sense we expect the
boundary conditions to determine the function U,(z, {) uniquely. Since the func-
tion |z|72* is C* on D\ {0}, we can define the operator A|z|2*A unambiguously
as an operator acting on the space 2'(ID\{0}) of distributions on ID\{0}. We
have trouble defining the operator on the space 2'(ID) of distributions on D,
because it may be impossible to make sense out of the product of the function
|z|~2* with an arbitrary distribution on ID. Some distributions, however, coincide
with L!(dS) functions near 0; denote by Z,(ID) the space of such distributions. If
u € 9,(D) is such that Au belongs to 2;(ID) too, we may safely multiply Au by
|z|2* to get a distribution on ID\{0} and a measurable function near 0; if, more-
over, this measurable function belongs to L!(dS), then |z|"2*Au can be regarded
as an element of 94(ID), and we have no difficulty applying another Laplacian.
We consider the space of such distributions u the domain of definition for the
operator A|z|"2*A, and denote it by Z; (D).

We should now like to say a word or two about uniqueness of the Dirichlet
problem. To this end, the following Almansi-type representation formula shall
prove useful.

LEMMA 3.1 (—1 < a). Suppose u € D ,(D). Then u has A|z|>*Au =0 on D if
and only if u is of the form

uz) =@+ (1 —|z**?)w(z), zeD,

where v and w are harmonic on ID. Moreover, if u is given by the above expression,
then

Au(z) = —(@ + 1)]z]**((@ + )w(z) + z0w(z) + Zow(z)),  z e D\{0}.
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Proof. We first check that if u is of the indicated form, then it solves the
differential equation. A computation reveals that Au is given by the above for-
mula, so that |z|"2*Au is in 2,(ID), and

Alz| 2 Au(z) = —(@ + DA((@ + D)w(z) + z0w(z) + Zow(z)) =0, zeD.

To see that the middle expression equals 0, we argue as follows. The function w is
harmonic, thus dw is holomorphic, and zdw is holomorphic, too. The conclusion
that zow(z) + Zow(z) is harmonic is immediate.

We proceed to check that any solution u to A|z|”2*Au = 0 has the prescribed
form. One obtains |z|"2*Au = h, where h is harmonic, that is, Au(z) = |z|%*h(2). It
is convenient to write h = f + g, where f and g are holomorphic, and g(0) = 0.
These functions have power series expansions

f@) =Y a,z", zeD,
n=0

g(z) =Y b,z", zeD;
n=1

associate with them the holomorphic functions

& a,z"
F2) = — " : D,
2) o+ Da+n+1) e
G2) = — bz zeD.

e+ Da+n+1)°
The function
H(z) = (1 — |z]**?)(F(2) + G,(2)), zeD,

then solves AH,(z) = |z|**h(z), and therefore u — H, is harmonic. The proof is
complete. O

The uniqueness result for the Dirichlet problem is as follows.

LEMMA 3.2 (=1 < a). Suppose u € D ,(ID) solves A|z|"%*Au = 0 on D, and that
u is of class C* on D\{0}. If both u and Vu vanish on the boundary T, then
u(z) = 0 throughout D.

Proof. By Lemma 3.1, u has the form

u(@) = v(@) + (1 = 12****)w(z), zeD,
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where v and w are harmonic on ID. By radial symmetry, the functions
u,(z, €) = e”"u(e'z), zeD,
v,(z, €%) = e "p(e"z), zeD,
w,(z, €?) = e""w(e®z), zeD,

retain the properties of u, v, and w, for integers n € Z, and real 0, and the same
can be said for their averages over 6,

t,(z) = u,(z, €) d6/2n, zeD,
fn

0,(2) = v,(z, ') d0/2m, zeD,

W,(2) = w,(z, e®)d0/2n, zeD.

These averages satisfy d4,(yz) = y"4,(2), 0,(yz) = y"0,(2), W,(yz) = y"W,(2), for |y| = 1
so that, being harmonic, the functions ¢,(z) and w,(z) are of the form constant x
z"forn=0, 1,2, ..., and of the form constant x z " forn= —1, =2, —3, ....
The relation between u, v, and w translates to 4,(z) = 0,(z) + (1 — |z|**"2)W,(2),
and the vanishing of u along with its gradient on T entails that the same holds for
4,. Hence the functions 6, and w, both vanish identically. But then v and w must
vanish identically, too, because 6, and W, may be interpreted as their Fourier
coeflicients. The conclusion follows. O

4. Definition of the Green function U,(z, {) for the operator A|z|~2*A. Fix
the real parameter o > — 1. The Green function U,(z, {) solves, for a fixed { € D,
the partial differential equation boundary value problem

Alz|"*A Uz, {) = 62), zeD,
U,(z,{) =0, zeT,
V.U,(z,{) =0, zeT.

The singular partial differential operator A|z|”2*A was defined and discussed in
the previous section. We understand as implicit in the boundary condition that
U,(, {) should extend as a C* function up to the boundary T. This determines
the Green function U,(z, {) uniquely, as we saw in Section 3. If U,(z, {) solves the
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above partial differential equation on ID, then clearly

121727, U2, ) = T(z,{) + H(2, ), (2, {)eD?,
that is,
(4.1) AU,z Q) = 1210 ) + H(z,0), (2 ()eD?,

for some harmonic function H,(-, {) on D. As a consequence, we see that U,(, {)
is smooth (in fact, real analytic) on D\ {0, {}.

By general ellipticity theory, we can expect the Green function U,(-, {) to extend
real analytically across the boundary T, if { € D is kept fixed. In particular, it is
not a serious restriction to decide to look only for a function H,(-, {) satisfying
the regularity condition that it extends continuously up to the boundary T. By
Green’s theorem and the boundary conditions on U,(z, {), we have, again for
fixed { € D, the identity

(4.2) L A, Uz, ) o(z) dS(z) = j N Ua(z, )4, 0(2) dS(2),

valid for C? functions ¢ on ID. If we specialize to harmonic ¢, we get

J AzUa(z’ C)(P(Z) dS(Z) =0,
D

and consequently,
(4.3) L H,(z, O)o(z)|z|* dS(z) = —L L'(z, 0)o(2)|z|** dS(2).

It deserves to be pointed out that if H,(z, {) is any nice harmonic function on D
in the z variable, and we simply define U,(z, {) as the solution to the Poisson
equation (4.1) with zero boundary values, then (4.3) is equivalent to requiring
V.U,(z, {) = 0 on T. If we apply the operator A, to both sides of equation (4.3), we
obtain

(4.4) L AcH(z, D)o (2)|z1** dS(2) = —o(O)ILI*,

for all harmonic ¢ that extend to C? functions on ID. An approximation argu-
ment shows that the above relation holds for all ¢ € LZ(ID, o), where L2(DD, a) is
the Hilbert space of all harmonic square integrable functions on D, supplied with
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12
<j |¢(2)|ZIZIZ“dS(Z)> .
D

We can interpret (4.4) as saying that A H,(z, {) equals —|{ |2* times the harmonic
reproducing kernel function for the space L2(ID,«). Relation (4.3) determines
the function H,(-, {) uniquely; in fact, we see that H,(-, () coincides with the
orthogonal projection L2(ID, «) —» L2(ID, «) of the function I'(-, {). Here, of course,
L*(ID, ) denotes the Hilbert space of all square integrable functions with respect
to the positive finite Borel measure |z|?* dS(z); the expression for the norm is the
same as the above one concerning the subspace LZ(ID, o).

Before we continue our computations, it is necessary to note the following fact,
which will be used but not be explicitly mentioned in the sequel: if 1 > 0, and j, k
are nonnegative integer, then

the norm

A(|z|**292%) = (j + A)(k + 2)|z|**722iz*.
THEOREM 4.1. The function H, has the representation

-1 2arzy 1 = 1022 2
Hy(z, ) =@+ )" A= [{*")—"—, (5,0 eD".
11— (zf?

Remark. (a) Note that the function H,(z, {) is positive on D2 If it were nega-
tive at some point, one could show that the Green function U,(z, {) would have to
attain a negative value somewhere in D2,

(b) The resemblance between H, and the usual Poisson kernel is not acciden-
tal. By inspection, the function {+ H,(z, {) solves, for fixed z e T, the partial
differential equation boundary value problem

AC'Cl_zaA(Ha(za C) = 09 C € ]D,

H,(z,{)=0, (eT,

0/on(Q)H,(z, ) = 6.((), (€T,
where 0/0n denotes differentiation in the inward normal direction. This fact can
actually be argued without knowing the explicit expression for H,(z, {), and then
the formula for H,(z, {) follows (more or less) from Lemma 3.1, for z e T. The

extension to the bidisk is then obtained by observing that the function is har-
monic in the z variable.

Proof of Theorem 4.1. First, observe that for j=0,1,2,...,
4.5)
f 2Tz, 0)|z1**dS(z) = —(@ + D' +a+ D71 = [{P**2),  (eD.
D
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We also have, for j =0,1,2,3,...,

j (z'(1 = &2t — 2%)|z|** dS(z) = 0,
D

J 21 = {7z dS(2) = {fle + j + 1),
D

and considering that

172
Ll (TP
11—z 1-1{z

we see that

1—|CZ|2 J1n,12 i s
ST iz dS(e) = ¢ 1).
Lﬂl_&ﬁzul @)=l +i+1)

It follows that, if H, is given by the formula

2
Hs0) =@+ D —jepen =180 ¢ hep?,

11—z
then we have

J H,(z,0)2'|z|*dS(2) = (@ + D7T'(j + e + DT'(A = [{P**2)7,  (eD,
D

so that, by (4.5), we have

L H,(z, ()p(2)|z|** dS(2) = —L Iz, Op(2)\z|** dS(z),

for all analytic polynomials p. Taking complex conjugates, we obtain (4.3) by a
simple approximation argument. 0O

COROLLARY 4.2. If U,z {) is the Green function for the operator A|z|”*°A,
then

AUz 0) = 12T ) + Hi(2,0),  (2,()e D2

COROLLARY 4.3. The following identity holds:

Uz, {) = L Lz &)(TE O + H& 0))EP* dSE), (2 ) e D>
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PROPOSITION 4.4.  We have the formula

J TG DHE DleP dse)

= —(a+ D721 — |21 = L)

2Re ¥ 54 1) D?
P2 -‘I—ﬁ-(OH' ) (z,{) e D*.

Proof. Note that the expression on the right-hand side vanishes for z € T, and
if we apply the operator A, to the right-hand side, we obtain

(a + D7Yz>*(1 - |C|2"+2)<2 Re i Uizl — 1)
=0

= |¢zI?
11— Zz

which coincides with |z|>*H,(z, {). The assertion is now evident. O

= (a0 + 7z — ICI2“+2)

COROLLARY 4.5.  We have the formula

Uiz, 0) = L L(z, OTE OIEP*dSE©) — (@ + D72(1 — |2***2)(1 — [{]**?)

(2R i—cjz—j—-(a+1)‘1).

i+l

It is rather difficult to evaluate the integral expression appearing in Corollary
4.5; in view of later results, we may turn things around and consider Corollary 4.5
as a convenient vehicle for evaluating this very integral, which pops up in different
circumstances as well; see Corollary 4.7.

We now present a formula giving U,(z, {) for integers n =0, 1, 2, ...; the posi-
tivity of this function, however, is not completely obvious from the representation.

THEOREM 4.6. Forn =0, 1,2,..., we have the formula

(n+ 12U,z ¢) = |z"" = ("I (2, {)
+2 Zj-l(l — z|¥)(1 = [¢)*) Re{(zz)n+1—j}

+(n+ D)7 = (LA — |23,
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Proof. Let us decide to write V,(z, {) for the expression on the right-hand side.
Since V,(-, {) vanishes on the unit circle T, it suffices to verify that, if we apply A,
to it, then we obtain (n + 1)2|z|*"(I'(z, {) + H,(z, {)). If we apply A, to the expres-
sion |zt — {"*12T(z, {), we get, after some computation,

Af{|z"" = "Lz, O} = (n + 1?21 (z, {)

2"(2"+1 _ Cn+l)} .

+2n+ 1)1 - ZR{ =
e+ 001 = Iy Re T

We also have the identity
A {(1 = 1211 = []*) Re((Z2y** )}
= —j(n+ 1)|z|2j—2(1 _ |C|21) RC{(ZZ)”+1—j},

valid for j =0, ..., n + 1. Consequently, we obtain the formula

AV(z,0) = (n + D]z ((n + DTG 0) + 21 — L) Re{ il }

(1 -9 —0)
~2 % (1= 0¥ Re{(C/2r ) — (1 - |c|2"+’>>.

The problem now reduces to showing that

1—(6/2)"+1 } c 2j n+1—j 2n+2
201 — IC12)Re{d—— > L2 1 — ) R - _ (1 —
( |¢|)e{(1_zz)(1_c/z) 2 (=1L Re {(@/21 77} — (1 = 122
1— |z
=(1 — 2n+2
e Fr g

or, if we change the order of summation,

2(1 = [Z1*) Re {(1 ~- {7 é‘b (C/Z)j} -2 Z (1 = 1gPPr+2=2) Re{(L/2)'}

= 21 = ") Re- L

—(Z

We will do this by proving that

Q-1 ; €2y —(1 -2 121 (1 = P22 (/) = 1 — |22
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if we divide both sides by 1 — {z and take real parts, the desired assertion then
follows. The left-hand side of this new expression simplifies,

(1 =12P) 3 @Y = (1= § (1= P2y
= (L1 %, @2 - (= 2@z + z (1212 = 1222724) /2’
= (1= LB+ /) + (1 = L) z Q2 = (1 = L)y
=5 = P Y+ 1P = P+ T (4 = P2 gy

n—-1 n—1
=1-[{P+1 =P ;‘S‘l /2y + ; (L1 = DC/2) + 1812 — |gp>r*2

=172,

which doesit. O
Corollary 4.5 and Theorem 4.6 have the following consequence.

COROLLARY 4.7. Forn=0,1,2,..., we have the formula

(n+17 L I'(z, O, OIEI* dS ()

= [z"" = (", {) + 2 ij“(l — 121 — |¢%) x Re{(Cz)y"* 7}

+ 201 = |21~ [EP) x Re 3, 2
Son+j+1°

5. The Green function for the operator A exp(2 Im z)A on the upper half plane.
Let €, denote the open upper half plane,

C,={zeC:Imz>0}.

The Green function I'(z, {; €, ) for the Laplace operator A on €, has the form

2

228" L reC, UR;

Iz {;C,) =log

zZ —
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for a fixed { € C,, it solves the partial differential equation boundary value prob-
lem

Azr(z’ C; q:+) = 5{(2) on q:+ ’
I'(z,;C,) =0, zeR.

From the elementary estimate
1—1/t<logt<t—1, t>0,

with equal signs if and only if ¢ = 1, and the identity

z—€2=1_4lmzling”
z-( lz -
we see that
—4I—Tn;z_—1%nlz—csr(z,(;c+)<—41%z?lg;§, z,{eC,UR,
from which we derive the inequalities
(Im z Im {)?

0<|z=¢*T(z,{(;C)+4ImzIm{ < 16 R z,{eC, UR.

|z — P
In the notation
Uiz C)=1z-0T(zC)+4ImzIm{, 2z {eC,UR,
we get

(Im z Im {)?

(5.1) 0< Uz L Cy) < 16 _
|z -

s Z,CEC+U]R9

with strict inequality for z, { € C,. The reason why we call this function U(z, {; C.)
is that it happens to be the Green function for the operator A® on €., that is, it
solves (for a fixed {) the partial differential equation boundary value problem

AZU(, ¢ C+)=‘Sg onC,,
U(z,(;C,) =0, zeR,
V.U(z { C,) =0, zeR.

For our purposes, however, it shall be sufficient to know that if (e C, is
kept fixed, U(z, ¢, €,) and V,U(z, {, C,) both vanish for all ze R, and that
U(z,{,C,)>00nC,.
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For B > 0, write
Eg(z, {) = P2U;- ("%, %/P), z,{eC,UR,

and note that this function is periodic, with period 2fmr, in the two coordinates z
and {. From the change of variables formula for the Laplace operator, together
with Theorem 4.1 and Corollary 4.2, we see that

(52 AE(z ) = e ™A (T(e W, ¥ D) + H,_y (4, %))
= ¢"2m3((e/h, &5, D) + (1 — €™ Py(z, 1)),

where

1 — e—2(lm z+Im{)/p

|1 — ei=—DiB)2

Py(z, ) = B

b

so that if we multiply by e2'™? and apply another Laplacian, we get

(53)
Azez lmzAzEﬂ(,’ 0) = Azr-(eiZ/ﬁ, e*?; D) = i do(z — { + 2nfm), zeC,,

n=-=00

where d, denotes the Dirac measure at the point 0 in the complex plane C. For
fixed { € C., the function Eg(z,{) vanishes on ze R together with its normal
derivative, so (5.3) suggests that we should have

(5.4) Efz 0= Y En@{+2npn),

n=-0

where E(z, {) is the Green function associated with the operator A exp(2 Im z)A,
and clamped boundary values:

A '™ AE(,{)=8 onC,,
(5.5) E.(z () =0, zeR,
V.E.(z,0)=0, zeR.

To get uniqueness for the solution to this problem, one needs to impose addi-
tional growth restrictions near infinity; however, it is not necessary here to go
into detail on this matter.

Our next job is to find an explicit expression for E_(z, {) and verify that (5.4)
holds. As the notation suggests, we get E_(z, {) by letting the integer n tend to
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+o00 in the identity
E,(z, () =|e” — e"[T'(e"", ¢*""; D)
2 n-1 A -
+Z Z (j/n)-l(l _ e—2(j/n)lmz)(1 _ e—z(j/n)lmc) Re{ei(l—J/n)(z—C)}
nj=1

+ n_1(1 _ e—zlmz)(l _ e—ZImC),

valid by Theorem 4.6. As n —» +o0, I'(e’?", e*/*; D) tends to I'(z, ; C..), and the
sum

%nf (J/m)H(1 = e72UmIma) (] — g 2UmInd) Re{ei1 im0y
j=1

+ n—l(l _ e-—2[mz)(1 _ e—ZImC)

converges to the integral

1 -
zj (1 _ e—2tlmz)(1 _ e—2tlm§) Re{ei(l—t)(z-—g)} dt/t
0

= Qg 'mz=Im¢ fi (e''mz — gmtmz)(g!Iml _ p=tIml) co5((1 — t)(Re z — Re {)) dt/t.
o

We thus define

(5.6) E.(z,{) = le® — e*|’T(z, {; C,)
1
+ 2e—lmz—lmgj (etlmz _ e—tlmz)(etlm§ _ e—tlm{)
0

x cos((1 — t)(Re z — Re {)) dt/t,

and note that this function solves (5.5). The convergence E,(z, {) = E(z, {) is
such that A,E,(z, {) > A,E(z, {) as n —> +00, at least in the sense of distributions,
so by (5.2),

A.E(z,{) = e7>™([(z, {; €4) + (1 — e 2™ P (2, ),

where
Imz+Im¢{

Poo(,C=2 =
BO=2 T

b
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because as n— +oo, (e, ¢“/; D) tends to I'(z, {; C,), and P,(z,{) tends to
Py(z, {).

The functions Py(z, {) and P,(z, {) play the rdle of the Poisson kernel on €, /Z,
and C,, respectively. Here, Z; stands for the group of horizontal translations
z—z+2nfn,nel.

The next step toward obtaining (5.4) is to show that

AENz0)= 3 AE.z{+2npn).

n=-=00

This is actually a simple consequence of the basic periodicity identities

I‘(eiz/ﬂ’ eiC/Ii; D) = Z F(Z, C + znﬂn; d:+)5 Z, C € C+ ’

n=-ow

and

Pl = 3 Pyz{+2mpr), zleC,.

n=-—

For a fixed { € €., consider the difference function

Y@ =Eyz0)— 5 Ea(z{+ 2npn),

n=-o0

which is harmonic on €., and extends real-analytically across the real line IR,
because the involved functions Eg(z,{) and E,(z,{) do (since A,E4(z,{) and
A.E4(z, {) are nice), and because the summation process converges comfortably.
Thus AY(z) = 0 in a neighborhood of R, and in view of the boundary conditions
on Eg(z,{) and E,(z,{), Y(z) = 0 and VY(z) = 0 both hold on R. The unique-
ness principle for the Cauchy problem (the Cauchy-Kovalevskaya theorem, or
Holmgren’s theorem) asserts that Y(z) = 0 throughout the region where Y is real
analytic, in particular on €, ; hence (5.4) holds. To emphasize this fact, we formu-
late it as a theorem.

THEOREM 5.1. Let the function E (z, () be given by relation (5.6). Then, for
B > 0, the following identity holds:

Efz0)= 3 Eufz{+2npn).

n=-=00

In view of the definition of the functions E,(z, {), the following consequence is
immediate.
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COROLLARY 5.2. Fora> —landk=1,2,3,..., it is true that

k-1
l](a+l)/k—1(zk9 Ck) = k? jzb U,(z, ej(k)f),

where
ej(k) = exp(2jmi/k), j=0,..., k=1,

are the k different roots to the equation z* = 1.

In this section, it will be demonstrated that the Green function E_(z, {) is posi-
tive throughout €, x C., whence that U,(z, {) is positive on D? for & > —1.
In terms of the function

5.7) 0(x) = (* — e ¥)/(2x) = i Qi+ 1), xeR,

the expression (5.6) for E(z, {) takes the form

E.(z,0) = e — e*|’T(z, {; Cy)

1

+ 8 Im z Im { g7'mz"Im¢ j o(t Im 2)o(t Im ()
0

x cos((1 — t)(Re z — Re {)) t dt,

or, if we use the function U(z, {; C, ) instead of I'(z, {; C,), we get

2

eiz — git
U@z {C)+4ImzIm ¢

68 Edn0=|T

1
x (Ze"“""“1< J o(t Im 2)e(t Im {)
0
iz — il

x cos((1 — t)(Rez — Re {)) t dt — —7

)
The next lemma enables us to rewrite (5.8).

Lemma 5.3. If g isasin (5.7), we have for z, { € C, the identity

eiz . ei{

z—-{

: = Q¢ mz"Im{ Jl ¢(t(Im z — Im {)) cos((1 — £)(Re z — Re {)) ¢t dt.
0
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Proof. Recall the hyperbolic functions
cosh(x) = (e* + e7¥)/2, xeR,
sinh(x) = (e* — e™¥)/2, xeR,
and note that, for w € €, we have the identity
|1 — e™|? = 2e7'™¥(cosh(Im w) — cos(Re w)).

If w is replaced by { — z on both sides, and the equality is multiplied by e™2'™2,
this results in

le? — e¥|? = 2e7Mmz"Im{(cosh(Im z — Im {) — cos(Re z — Re {)), z,(eC.

Consider, for real parameters &, , the definite integral

1
I, n) = J cos((1 — 1)&)o(en) ¢ dt;

0

by the previous identity, our job is now to check that
I(&, 1) = (&% + n?)"Y(cosh n — cos &).

By continuity, we may assume, without loss of generality, that both ¢ and # differ
from 0. From the definition of the function ¢, we have

1
1¢¢,n = J cos((1 — 1)¢) sinh(tn) dt/n,

0o

so that, if we apply integration by parts once, we get

1
1, m = J sin((1 — £)¢) cosh(en) dt/c,

0

and if we do it once more, we obtain

1(¢,n) = £ 2(cosh n — cos &) — n*E21(&, 1),

from which the desired assertion easily follows. 0O
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In view of (5.8) and Lemma 5.3, we may express E_(z, {) in the form

2

eiz . eic
U(Z, C; C+) +8ImzIm C e—lmz—lmg

(5.9) Ey(z,{) =

7 _
1
X L (¢(t Im 2)o(t Im {) — @(t(Im z — Im {)))

x cos((1 — t)(Re z — Re {)) t dt.

We are now ready to prove the fundamental positivity result.
THEOREM 5.4. We have E(2,{) > 0 forallz,{ e C,.
Proof. In fact, we shall prove that

Jl (¢(t Im 2)o(t Im {) — @(t(Im z — Im {))) cos((1 — t)(Re z — Re {)) t dt > 0,
0

for all z, { € C,, making the assertion a consequence of (5.9) and the positivity
fact (5.1). To this end, let us write y =Im z, s = Im {, x = Re z — Re {, and

@(t; y, 1) = tlety)o(tn) — e(y — 1)),
so that what we wish to show is that
1
(5.10) Y(x, y,n) = '[ O(t; y, ) cos((1 — £)x) dt > 0

0

holds for all xe IR, y, # > 0. It will be instrumental in this aim to know that
®(t; y, n) is a convex function of ¢ on the interval [0, 1]. Considering that ®(¢; y, n)
has the form

O(t; y,m) = 3 Al y, e,

where
: yin" y=n"_y+n _ -—n
Aln: v m) = - —~ >0,
= G G D Gt 01 @it D @t D
so that

@00y, m) = 3 n(n+ DA@; y, " 20,  t30,
n=1
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with strict inequality for ¢ > 0, we see that, as a function of t, ®(¢; y, 1) is positive
on the interval ]0, +oo[, has ®(0; y, n) = 0/0t®(0; y, n) = 0, and is convex on the
interval [0, +oo[, and thus in particular on [0, 1]. If the integration by parts
formula is applied twice to the definition (5.10) of ¥(x, y, ), and the data that
®(¢; y, n) vanishes along with its derivative at t = 0 are used, the result is

1t %P
e,y m) = L (1 cos(x(1 — 1)) 57 (6 3, ) dr,

which is clearly positive. The proof is complete. 0O

Remark. The last trick involving the integration by parts is known as Pélya’s
lemma.

By Theorem 5.1, Theorem 5.4 has the following immediate consequence.
COROLLARY 5.5.  Given B > 0, Eg(z, {) > 0 holds for all z, { € C,.

This result, in its turn, has the following consequence, in view of the definition
of the function Ej(z, {).

COROLLARY 5.6. Givena > —1, U,(z, {) > 0 holds for all z, { € D.

6. Another approach, based on an idea of Hadamard. In retrospect, we can
say that the essential tacit ingredient in the previous section is the fact that the
operator A exp(2 Im z)A is invariant under the Moebius subgroup of horizontal
translates of the upper half plane. It is of course also of importance that it was
possible to identify the upper half plane modulo a discrete subgroup of the hori-
zontal translations as the unit disk, and that the thus transformed operator
A exp(2 Im z)A coincided with A|z|™2°A on the disk. It is possible to generalize
this idea, but unfortunately, the scope is rather limited, because in contast with
the Laplacian itself, (weighted) bi-Laplacians are usually invariant only with re-
spect to small subsets of the Moebius group.

There is another method to obtain the positivity of a biharmonic Green func-
tion, suggested by Hadamard in [9], [10]. The idea is to consider a continuous
movement of the boundary, and calculate the change in the biharmonic Green
function along the way. It should be pointed out that this idea of Hadamard has
been largely neglected in subsequent developments.

We begin with a bounded simply connected domain Q in the complex plane,
having real analytic boundary, for simplicity. The Green function for the bi-
harmonic operator A% on Q, given clamped boundary conditions, is denoted
by U(z, {; Q). It can be checked that it is symmetric in the arguments z, {:
Ulz, §; Q) = U((, z; Q) (see [8]). By Green’s theorem,

(6.1) j AUz Qo) dS(Z)=J Ulz, ; QA 0(2) dS(2)
Q

Q
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holds for C? functions ¢ on Q. It is easy to see that
(6.2) AU GQ =T Q)+ Hz (;9Q),

where I'(z, {; Q) is the Green function associated with the Laplace operator A on
Q, and the function H(z, {; Q) is harmonic in the z variable throughout Q. By
elliptic regularity and the smoothness assumption on the boundary 0%, the func-
tions z+—-I'(z, {; Q) and z— U(z, {; Q) extend, for fixed { € Q, harmonically and
biharmonically, respectively, across Q. For fixed { € Q, the function z+— H(z, {; Q)
thus extends harmonically across dQ.

Introduce another region ', subject to the same conditions as , which is
slightly larger, but only by so much that z+ U(z, {; Q) remains biharmonic on
Q'\{(} and C? up to the boundary. If we appeal to Green’s formula, we obtain, as
in (6.1),

Uz Q) = L AUz &G QAU § Q) dS(©)

and

Uz {;Q) = j AU(z, & QAU {5 Q) dS(8).
o
From the above identities, it is immediate that

63) U@ELGQ)-UlEGY= L,\Q AUz, & QAU G Q) dS(E).
By (6.2), this may be written as

(6.4) Uz, ;;Q)—U(z,(; Q)
= L,m (T 2 Q) + HE 2, Q)T(E G Q) + HE G Q) dS(E).

At this point, we introduce a family of regions Q(t), depending on the parameter
t € [0, 1] in a C! fashion; these regions are to expand as t increases. Furthermore,
we assume Q(0) = J, Q(t) # & for 0 <t < 1, and that all the regions Q(t) (for
0 <t < 1) are subject to the requirements imposed earlier on Q. The condition
that Q(f) depend on t in a C* way has not been spelled out in detail; the reader
may use whatever definition he sees fit, and check that the reasoning below is
permitted. It is convenient to assume implicit in this requirement that the inter-
section of all Q(t), 0 <t < 1, be finite. If, for 0 <t < 1, we plug Q = Q(t) and
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Q' = Q(t + ) into (6.4), with 0 < 6 — 0, the result is

(6.5) c% U(z, {; (1)) = lim L J H(E, z; Q1) H(S, {; Q1)) dS(8),
Q(t+9)\Q(t)

500
(2, ) € Q1) = Q(t) x Q).

The terms in (6.4) involving the Green functions I'(¢, z; Q(t)) and I'(¢, {; Q(t + 9))
for fixed z, { € Q(t) disappear because, on & € Q(t + 5)\Q(¢), the values of these
functions tend to 0 as 6 — 0. If dS, ; denotes area measure (normalized by the
factor ™!, as usual) restricted to the thin band Q(t + )\ Q(¢), then, as 0 < § — 0,
671 dS, 5 converges in a weak sense toward a positive finite Borel measure dy,,
supported on 0Q(t). Relation (6.5) then reduces to

(6.6) EU(Z, G Q(t))=f H(E z QHE Q) du(@), () e Q).

dt aQ()
The function Ul(z, ¢; Q(t)) vanishes for (z, {) € 8(Q(t)?), and thus

(6.7)
Uz, (; Q@) = f

0(z,0)

t

Lﬂ H(E, z, Q@)H(E Q1)) dp(§) dr, 6z <t< 1
(1)

here 0(z, {) stands for the infimum over all 6, 0 < 6 < 1, for which z, { e Q(0)
holds. It is clear from (6.7) that U(z, {; Q(1)) >0 holds on Q(1)®> provided
H(& ¢ Q) = 0 0on 0Q(t) x Q(t), for0 <t < 1.

Conversely, if U(z,{;Q(1))=>0 on Q(1)%, then for a fixed (eQ(1),
A,U(z,{; Q(1)) = 0 on z € 0Q(1), because the Green function has value and nor-
mal derivative 0 on the boundary dQ(1), making its Laplacian equal a quarter of
the second normal derivative on the boundary. Thus U(z, {; Q(1)) = 0 on Q(1)?
implies that H(¢, {; Q(1)) = 0 on 0Q(1) x Q(1).

Given a star-shaped region Q, “centered” at the origin, a convenient family of
expanding domains is Q(t) = tQ, 0 < t < 1. And, for geometric reasons, it is easy
to see that H(&, ; Q(t)) = 0 holds on 0Q(t) x Q(¢t) for all ¢, 0 < ¢t < 1, if and only if
this is so for t = 1. The above reasoning then leads to the following conclusion.

THEOREM 6.1. If Q is star-shaped, with real analytic boundary, then U(z, {; Q) =
0 holds on Q2 if and only if H(z, {; Q) = 0 on 0Q x Q.

We proceed to find a physical interpretation of the function H(z, {; Q). Let us
agree to equate the expressions d;(z) = d,({) = do(z — {), which makes sense in
the distribution theory of the region Q2. By the symmetry property U(z, {; Q) =
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U(¢, z; Q), the function {+— A, U(z, {; Q) solves

MAUG L) =A% -0 (D,
AzU(z9 & Q)=0a {edQ,
0/on(Q)A.U(z, §; Q) =0, {edQ,

where 8/0n is differentiation along the inward normal direction, as before. Thus,
by (6.2) and the identity AZI'(z, {) = A;do(z — {) = A do(z — ), H(z, {; Q) solves
(forze Q)

A?H(z,{;Q) =0 (eqQ,
H(z (;Q) =0, {edQ,
0/on(Q)H(z, {; Q) = —0/n()T (2, {; Q),  (€0Q.

The function P(z, {; Q) = —0/dn({)T'(z, {; Q) we recognize as the Poisson kernel
on Q. The Poisson kernel tends to a Dirac point mass as the z variable approaches
a boundary point, so that we can say that, for z € dQ, the function H(z, {; Q)
solves

AH(z, [; Q) =0 (eQ,
H(z, (;Q) =0, {edn,
d/on(Q)H(z, §; Q) = 8,(0), (€.

It is natural to think of the function Q(z, {; Q) = H((, z; Q) as a biharmonic
Poisson kernel; it may be regarded as the limiting case of the Green potential
U(z, {; Q) as { approaches the boundary 0Q, provided the potential is rescaled by
a suitable positive multiple C({), which is inversely proportional to the square of
the distance between { and 0Q. One particularly attractive consequence of this
way of looking at the function H(z, {; Q) is that Theorem 6.1 has the following
consequence.

COROLLARY 6.2. Suppose Q is star-shaped, with real analytic boundary. Let A
be the intersection of a neighborhood of 02 (in €) with Q. Then U(z, {; Q) = 0 on
Q2 if it holds on the set Q x A. This has the physical interpretation that, in order to
know that a clamped plate the shape of Q bends in the direction of a point load
everywhere, no matter where the load is applied, you just need to check that this is
so when the point load is applied near the boundary.

The above considerations apply to weighted problems as well. The formula
corresponding to (6.7) for the operator A|z|~2*A turns out to be

1
Uz, ) =2 f s L H,(¢/7, 2/ H,(&/, {f7) ds(&)> de
ax{|z, [} Jt

m

1 T
=n"‘f J H,(e", z/0)H,(e", {[r) d 7> dv,  (z,{) e D?,
max{|z|, |¢]}
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where ds stands for linear measure in €, normalized so that the unit circle T
gets total mass 1. The positivity of the Green potential is immediate from this
representation.

7. Applications to the factoring theory of the Bergman space. The positivity
of the Green functions U,(z, {) for the operators A|z|™2*A is important for the
factoring theory of the Bergman spaces L2(ID), as developed in [12], [13] for the
case p =2, and in the paper [7] by Peter Duren, Dmitry Khavinson, Harold
Shapiro, and Carl Sundberg for general p, 1 < p < 0. The following theorem
contains the essentials of what has been known so far [12], [13], [7]; we formu-
late it for finite sequences, but it remains valid, mutatis mutandis, also for infinite
zero sequences. For parameter values 0 < p < oo, the Bergman p-space LE(ID)
consists of all holomorphic functions on ID which also have

1/p
1l = (L lf(2)? dS(z)) < .

For 1 < p < oo, this is a Banach space, and for p = 2, a Hilbert space.

FACTORING THEOREM. Fix a parameter value p, 1 <p < oo, and suppose
A = {a;}} is a finite sequence of points in the open unit disk ID. Then there exists a
function G% € LE(ID), unique up to multiplication by a unimodular constant, such that

(@) GZ vanishes precisely on A in the closed unit disk DD,

(b) G} has norm 1,

(c) Every fe L2(ID) that vanishes on A has a factoring f = G§-g, where

g € L{(ID) has ligll.» < |1 f |-
This function G} has a holomorphic extension across the circle T, |G4| = 1 holds on
T, and |G|? dS is a representing measure for the origin, that is,

h(0) = L h(2)|G4(2)I” dS(z)

holds for all bounded harmonic functions h on ID.

Remark. We may choose to call these functions G} finite zero-based inner
functions for the Bergman p-space, or finite Blaschke-type functions for the
Bergman p-space.

Obviously, the function G% equals the constant function 1, so that in Koren-
blum’s terminology, where, given two functions f, g € LE(ID), f <, g provided that

I/hllLs < llghlle-,  he H®(D),
we may regard the essential assertion of the Factoring theorem, that

IGERILe 2 IhllLe,  he LE(D),
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as saying that 1 = G% <, G§. It is natural to ask if this should be thought of as a
consequence of the trivial fact that ¢ is a subset of A. In other words, the issue is
whether the following conjecture holds.

CoNJECTURE 7.1. If A is a finite sequence in ID and B is a subset of A, then
G <, G§.

If 0,={0,...,0} denotes the sequence consisting of the point 0 repeated n
times, the corresponding Blaschke-type function G§ can be computed explicitly,
and it has the form

Gh.(2) = (1 + np/2)VPz",  zeD.
Using the fact obtained in this paper that the functions U,(z, {) are positive (Cor-

ollary 5.6), we are now able to state a theorem corroborating the above conjec-
ture in a special situation.

THEOREM 7.2. If A is a finite sequence in ID, which contains O, as a subsequence,
then Gj <, Gi, that is,

168, Sl < N1GEf ks> S € LE(D).

Proof. For a finite sequence B of points in D, let ®} denote the solution to
the Poisson problem

ADj(z) = |Gh(2))?P —1, zeD,
@ =0, zeT.

We then have the formula [12], [13], [7]

J . |GR(2)f (2)I dS(2) = L |f(2)IP dS(z) + L DE(2)A,| f(2)P dS(2),

for polynomials f in the z variable. Note here that, because f is a polynomial, | f|?
is subharmonic in the whole complex plane, in particular, A|f|? is a nonnegative
integrable function on ID. The function @4 is also known to be nonnegative on ID.
If we write ¥ = ®f — @7, , we get

L |Gi(2)f (2)” dS(z) = L 1G5,/ (2)I” dS(z) + L Y(2)Alf(2)I° dS(z),

again for polynomials f. We plan to show that ¥ > 0 on ID; an approximation
argument then yields the desired assertion. Clearly, the function ¥ solves the
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Poisson equation

{A‘P(Z) = |G — |G§, f2)I’, zeD,
Y(z) =0, zeT.

It is known [12], [13], [7] that ®4 and ®f,_extend real analytically across T, and
have V@4 = V@) = 0 on T. Consequently, the function ¥ extends real analyti-
cally across T, and solves the overdetermined partial differential equation bound-
ary value problem

|z|7"PAY(2) = |G4(2)/z"P — (1 + np/2)™"  zeD,
"I"(Z) = 0, zZ€E ’]I‘a
V¥(z) =0, zeT.

Since we have the extra boundary value information, we may apply a Laplacian
to both sides of the differential equation, and still have a uniquely determined
solution, according to Section 3. The result is then

A,|z|T"PA Y (2) = A,(IGf(2)/z"P)  zeD,
¥(z) =0, zeT,
V¥(z) =0, zeT;

note that
A (IG4(2)/z"?) =20, zeD,

because G5/z" is holomorphic on ID. We may then deduce the identity

¥(2) = L Unpr2(2, DAL GR)/C"P) dS(E) (2 0),  zeDD,

simply because the right-hand side solves the same partial differential equation as
¥, and with a small effort of technical nature, one sees that it also meets the same
boundary conditions. O
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